Introduction
National identity is considered a central concept of group attachment in the modern world.
Although global and regional identities such as the European Union are becoming increasingly relevant, nations are still the core of individuals' social identities (Hjerm 2001 ).
Attachment of group members toward their country is expressed by a sense of belonging, love, loyalty, pride, and care toward the group and land (Bar-Tal 1997, 246) . However, the concept of national identity still lacks a distinct and uncontroversial definition. This makes comparative research on national identity problematic.
National identity reflects different aspects of an individual's relationship toward his or her nation. In general, what it describes is the intensity of feelings and closeness toward one's own nation (Blank, Schmidt, and Westle 2001) . Previously, empirical work has treated it as a one-dimensional construct 1 . However, a few studies have argued that national identity is twodimensional (e.g., Curti 1946; Adorno, Frenkel-Brunswik, Levinson, and Sanford 1950; Morray 1959; Sommerville 1981) . What these studies have in common is that they distinguish between two types or forms of national attachment, each one differing in the conception of how the relation between the individual and the nation is structured. They consider one aspect of national identity as blind, militaristic, ignorant, obedient, or irrational, and the other as genuine, constructive, critical, civic, reasonable, and disobedient. Building on these studies, scholars in recent years have differentiated between the national attachment of uncritical loyalty and another one, which is based in questioning, constructive criticism, and dissent (see, e.g., Schatz, Staub and Lavine 1999) . The first, negative aspect of national identity has been labeled nationalism, pseudo-patriotism, chauvinism, or blind patriotism and was found to be associated with authoritarianism (see, e.g., Blank 2003) . The second has been labeled constructive or positive patriotism (Bar-Tal 1997; Schatz and Staub, 1997; Staub 1997) . It has also been labeled civic or political national pride based on being proud of the country's political institutions, culture, economy, and social welfare system (Hjerm 1998a (Hjerm , 1998b . .
Previous studies have proposed various possibilities to measure national identity, nationalism, and constructive patriotism (CP) and compared these constructs among countries using different data sources, especially the ISSP (International Social Survey Program) 1995 National Identity Module. However, these studies have suffered from the absence of a statistical assessment of the necessary conditions to allow such a comparison. Thus, their results are questionable.
Comparing constructs across countries meaningfully requires determining whether the measurement characteristics of the relevant constructs are invariant across nations. Only if such equivalence is established can researchers make meaningful and clearly interpretable cross-national comparisons of the constructs and their associations with other variables (Billiet 2003) . As Adcock and Collier (2001) and King, Murray, Salomon, and Tandon (2004) have recently reminded us, measurement equivalence cannot be taken for granted and has to be empirically tested.
The latest release of the ISSP National Identity Module collected in 2003 provides us with a new opportunity to examine the measurement characteristics of national identity and their equivalence across countries. Items measuring nationalism and constructive patriotism were included in the survey and were administered to representative samples in countries from five continents. In the present study we selected some of these items to operationalize nationalism and constructive patriotism that conform to the relevant literature (especially Blank and Schmidt 2003) 2 . This enables us to examine the reliability 3 of the two concepts of national identity and to answer the following questions: (1) Do they empirically emerge as two distinct constructs in different countries? (2) To what extent are they cross-culturally equivalent? To do this we apply multiple-group confirmatory factor analysis (MGCFA). In sum, the principal aims in this paper are two-fold: first, we explain how measurement invariance should be tested; second, we investigate how the two concepts of national identity may be best measured in a cross-national perspective across the set of ISSP nations.
Subjecting their measurements to such a test may improve the quality of comparative research on national identity, which thus far has not taken this issue of measurement comparability seriously. Before presenting our study and results, a brief review of the literature is presented to provide the background for our item selection.
Nationalism and Constructive Patriotism
Schatz, Staub, and Lavine (1999) differentiate between blind and constructive patriotism.
They describe blind patriotism as "a rigid and inflexible attachment to country, characterized by unquestioning positive evaluation" (p. 153). In contrast, they define constructive patriotism as "an attachment to country characterized by critical loyalty" (p. 153). The two orientations are indeed patriotic in the sense of positive national identification. However, the blind patriot considers criticism of the state as disloyal, whereas constructive patriots may even criticize the state themselves, if they feel that the state violates their ideology or if they believe the state is mistaken. In an empirical study administered to an undergraduate sample, Schatz, Staub and Lavine (1999) evaluated these two concepts. By testing the reliability and construct validity of the two types of patriotism they came to the conclusion that they are indeed two distinct concepts.
When one thinks about patriotism, thoughts of blind loyalty, national chauvinism, uncritical pride, and so on come to mind. However, that is not how constructive patriotism is defined by the authors. It is conceptualized as a kind of left liberal orientation toward the nation. Following Schatz, Staub and Lavine's (1999) line of thought, Blank, Schmidt and Westle (2001) also proposed the consideration of two types of national identity: nationalism and constructive patriotism. They argued that one should distinguish between them both conceptually and empirically. Nationalism should reflect the idealization of one's own nation and its history. However, constructive patriotism (Adorno, Frenkel-Brunswik, Levinson and Sanford 1950) is defined as the 'love of the country' and attachment to its humanistic and democratic values (i.e., support for "humanistic" government, support for "democratic However, they also find that the two concepts positively correlate with each other.
Interestingly, different studies have found that nationalism is often positively associated with fears of immigrants or 'outgroups' (Raijman, Davidov, Schmidt, and Hochman, 2008; Staub 1989 ): Higher levels of distrust shared by nationalistic individuals point to a fear of a foreign influence and a heightened feeling of threat due to immigrants. By contrast, constructive patriotism is found to be associated with lower levels of fear from external influences, such as that caused by immigration. Furthermore, patriotic individuals according to these definitions are often in favor of immigration. They value democracy and cultures of other nations and do not idealize their own. Therefore, they exhibit lower levels of fear of foreigners and have a lesser tendency to exclude them.
Smith and Jarkko (2001) differentiated between national pride, constructive patriotism, and nationalism. Using the ISSP 1995 National Identity Study they proposed 10 items to measure national pride in specific achievements of the country and 5 items to measure general national pride. However, the mean comparison of these constructs across 23
countries was conducted in their study without strict tests of invariance. This procedure is problematic, as will be shown later. Blank and Schmidt (2003) describe nationalism and constructive patriotism as more specific expressions of national identity whereas national identity is the more general concept (see also Bar-Tal 1997; Schatz and Staub 1997) . From this point of view, they argue that nationalism is characterized by idealization of the nation, a feeling of national superiority, an uncritical acceptance of national, state, and political authorities, a suppression of ambivalent attitudes toward the nation, an inclination to define one's own group by criteria of descent, race, or cultural affiliation, and derogation of groups not considered to be part of the nation.
They propose synonyms to the concept nationalism, such as blind patriotism or chauvinism.
By contrast, constructive patriotism is viewed as having the following aspects: the nation is not idealized, but critically evaluated; support for the system as long as the nation's aims are in accord with humanistic values; support for democratic principles and an advanced social system; rejection of an uncritical acceptance of state authorities; and acceptance of negative nation-related emotions. However, using German panel data, they evidenced some validity problems in the operationalization of the two concepts, as the two factors had low loadings with several indicators (below 0.4). Their conceptualization was criticized by Cohrs (2005) who argued that the criterion-related validity of these constructs is sometimes not supported by the data.
In sum, it seems there is no agreement in the literature on both the conceptualization and the operationalization of national identity in general, and of nationalism and constructive patriotism in particular. This makes cross-cultural comparisons even more difficult since, before deciding whether measurements are invariant across countries, it is necessary to agree on the definition and operationalization of a construct. In this study we are not going to solve this problem. We neither propose an uncontroversial definition of these concepts, nor conduct a meta-analysis of the different definitions and operations of national identity. the way democracy works; (b) its social security system; and (c) its fair and equal treatment of all groups in society. All three indicators measure pride in the democratic institutions, the achievements of the welfare state, and the approval of the principles of solidarity toward the socially weak (Blank 2003) . A high score on these items is considered an indicator of a high level of constructive patriotism 5 (see Table 1 ).
Testing Invariance
Guaranteeing that the measurement of relevant constructs is invariant is a central concern when applying a theory and an instrument in different countries or over time (Hui and Triandis 1985; Rensvold 2000, 2002; Harkness, van de Vijver, and Mohler 2003) . If invariance is not tested, it is problematic to interpret and compare results across groups. The reason is that differences in regression coefficients or in means may be due to systematic biases of responses across countries or due to a different understanding of the questions items, and not due to 'true' differences across the groups (Horn and McArdle 1992; Steenkamp and Baumgartner 1998; Vandenberg and Lance 2000) . Findings of no difference between countries do not ensure the absence of 'real' differences.
Measurement invariance is defined as "whether or not, under different conditions of observing and studying phenomena, measurement operations yield measures of the same attribute" (Horn and McArdle 1992, 117 Multiple-group confirmatory factor analysis (MGCFA; Jöreskog 1971) is among the most powerful. Steenkamp and Baumgartner (1998) provide procedural guidelines to facilitate assessing measurement invariance in cross-national studies with a confirmatory factor analytic approach.
The lowest level of invariance is 'configural' invariance (Horn, McArdle, and Mason 1983) . Configural invariance requires that the items in the measuring instrument exhibit the same configuration of loadings in each of the different countries (Horn and McArdle 1992) .
That is, the confirmatory factor analysis should thus confirm that the same items measure each construct in all countries in the cross-national study. Configural invariance is supported if (a) a single model specifying the items that measure each construct fits the data well, (b) all item loadings are substantial and significant, and (c) the correlations between the factors are less than one. The latter requirement guarantees discriminant validity between the factors (Steenkamp and Baumgartner 1998) .
Configural invariance does not ensure that the people in different nations understand the items in the same way. The factor loadings may still be different across countries. The test of the next higher level of invariance, 'measurement' or 'metric' invariance, requires that the factor loadings between items and constructs are invariant across nations (Rock, Werts and Flaugher 1978) . It is tested by constraining the factor loading of each item on its corresponding construct to be the same across nations. Metric invariance is supported if the model cannot be significantly improved by releasing some of the constraints. However, for cross-cultural comparison to be allowed, it is not necessary that all factor loadings are equal.
Several scholars have suggested that it is enough to have two equal factor loadings per construct across countries to allow comparison of effects. They termed it partial metric invariance (Byrne, Shavelson, and Muthen 1989; Steenkamp and Baumgartner 1998) .
A third level of invariance is necessary to allow mean comparison of the underlying constructs across countries. This is often a central goal of cross-national research. Such comparisons are meaningful only if 'scalar' invariance of the items is established (Meredith 1993; Steenkamp and Baumgartner 1998) . Scalar invariance guarantees that cross-country differences in the means of the observed items are a result of differences in the means of their corresponding constructs.
To assess scalar invariance, one constrains the intercepts of the underlying items to be equal across countries. It is supported if the model fit to the data is good and if it cannot be improved by releasing some of the equality constraints.
In sum, meaningful comparison of construct means across countries requires three levels of invariance: configural, metric, and scalar. Only if all three types of invariance are supported can we assume that scores are not biased thus allowing us to confidently carry out mean comparisons. For comparison of effects, however, only the first two levels of invariance are required.
In the analysis of our data we adopt a 'bottom-up' test strategy. We start with the weakest level of invariance, configural invariance. Then we sequentially test metric and scalar invariance. We do this because we wish to establish first whether even weak forms of invariance are empirically incorrect. In the following we first present single-country confirmatory factor analyses (CFAs) of nationalism and constructive patriotism from the ISSP data. Afterwards, we turn to the invariance tests.
Results

Single-Country Analyses
We start with 34 separate CFAs for each country (see Figure 1) . Byrne (2001, 175-76) notes the importance of conducting single-group analyses prior to multi-group comparisons. We used the Amos 6.0 software package and the maximum-likelihood procedure (Arbuckle 2005 Saris and Satorra 1993), we cannot rely on the p value to select a model.
As Table 2 shows, none of the single-country models can be rejected on the basis of the criteria mentioned in the previous paragraph. For 22 countries no modification is needed.
This implies that the measurement of nationalism and constructive patriotism produces an acceptable fit to the data in these countries. However, a few modifications are needed to achieve a better fit of the models of 12 countries to the data. Some of the modifications include error correlations and others include cross loadings. These modifications are summarized for each country in Table 2 .
In Norway and Sweden, for instance, thinking that the world would be a better place if people from other countries would be more like those from one's own country is associated strongly with pride of equal treatment of all societal groups (it is evidenced in a correlation between the measurement errors of both items). This similar relationship may be a result of the fact that national pride in these countries could be related to pride in the social system, whose character is quite comparable in the two countries.
In several other countries, items originally intended to measure patriotism partly measure nationalism as well, and patriotism items measure partly also nationalism. A negative loading of the first nationalism item (v21) on patriotism is evidenced in Sweden, and this finding may indicate that the covariance between nationalism and patriotism is overestimated in this country. Pride in fair treatment of societal groups in Australia, Austria, Ireland, and Slovakia and pride in the way democracy works in South Korea and in Latvia also partly measure nationalistic attitudes with a positive loading. By contrast, pride in the way the social system works loads negatively on nationalism in Great Britain and Hungary. Apparently, the social security system does not reflect nationalistic pride but rather the contrary in these two countries.
Finland is the only country where one of the items intended to measure nationalism actually measures only patriotism. Thinking that their own country is a better place than other countries correlates with the item assessing the Finnish pride in their social security system. It does not seem to be a good measurement of nationalistic attitudes because it loads only on patriotism. As a result, in Finland we end up with patriotism measured by four indicators and nationalism measured only by one.
All items have moderate to high factor loadings. Most of the standardized loadings are higher than 0.6. The unstandardized factor loadings of the single country analyses are displayed in Table 3a and the standardized factor loadings in Table 3b . Furthermore, one can see that in all countries with the exception of Austria, the covariance between nationalism and constructive patriotism is positive and significant, and is lowest in Australia (.077) and highest in Israel (.299). This positive association confirms findings of previous research (e.g., Kosterman and Feschbach 1989; Blank, Schmidt and Westle 2001) . In order to test for configural, metric, and scalar invariance we conducted a multiple-group confirmatory factor analysis (MGCFA). Results of the invariance tests are summarized in Table 4 .
To test for different levels of invariance we inspected the chi-square differences between the models and their global fit measures. Based on the results for the configural invariance model which are reported on the first row of Table 4 (RMSEA = 0.008, Pclose = 1.00, SRMR = 0.037, CFI = 0.989), we cannot reject this model (model 1). In other words, we can consider the specification of the items that index nationalism and constructive patriotism as invariant across the 34 countries.
The second row in Table 4 reports the fit indices of the metric invariance model, which constraints the factor loadings of the indicators of nationalism and constructive patriotism to be equal across the 34 countries. This model (model 2) also cannot be rejected based on the fit indices (RMSEA = 0.010, Pclose = 1.00, SRMR = 0.054, CFI = 0.973) (Chen 2007 ). The chi-square difference implies a significant increase in this model (P < 0.05).
However, as the sample size is very large and even small misspecifications may result in large chi-square differences, we do not apply the chi-square difference test (Cheung and Rensvold 2002) . Table 5 summarizes the invariant factor loadings across 34 countries. All factor loadings are substantial and significant. As previously mentioned, various scholars have argued that partial invariance may be sufficient to allow cross cultural comparison (Byrne, Shavelson, and Muthen 1989; Steenkamp and Baumgartner 1998) . Thus, one can still resort to partial scalar invariance when full scalar invariance is not supported by the data if the intercepts of at least two indicators per construct are equal across countries. I ran three additional models sequentially. In the first model, the equality constraint of the first indicator of patriotism v26 was released across countries; in the second model the equality constraint of the second indicator of patriotism v29 was released; finally, in the third model, the equality constraint of the third indicator v35 was released. No equality constraints were released for the nationalism construct because it is measured only by two indicators. According to Steenkamp and Baumgartner (1998) , for partial invariance, equality constraints must hold for at least two indicators per construct.
The fit indices of these models suggested that one should reject them. Although Pclose, RMSEA, and SRMR were still acceptable, the CFI suggested a poor fit for the three models (0.727, 0.766, and 0.770, respectively). We therefore conclude that the scale does not meet the requirements of partial scalar invariance. Nevertheless, the possibility remains that one could find partial scalar invariance in some of the countries, thus allowing mean comparison in this subset of countries.
To illustrate, let us consider two countries, Bulgaria and Hungary. After allowing a path from constructive patriotism to the item which measures the belief that the world would be a better place if people from other countries were more like those from one's own country and another path from nationalism to the item which measures pride of the social security system, we are able to establish configural invariance between Bulgaria and Hungary. Also simulation studies, that using Likert scales and skewed data does not significantly affect the probability of incorrect conclusions. To address this criticism, we firstly examined the level of skewness and kurtosis of the indicators across the countries. Skewness and kurtosis of the five items were significant in most countries. They were less pronounced for the items measuring patriotism, but even these were significant in most countries. Thus, to examine whether our results are robust when allowing the use of other estimators that take into account violations of the distributional assumptions of normality, we reanalyzed the models using robust WLS. 
Discussion and Conclusions
In recent years, students of national identity have distinguished between two concepts which are more specific expressions of national identity: nationalism and constructive patriotism. In this study we proposed indicators to measure the two concepts and tested their measurement properties across 34 countries with data from the ISSP 2003 National Identity
Module. We were interested in answering three questions:
1) Can nationalism and constructive patriotism be empirically identified as two distinct concepts;
2) Is their meaning fully or partially invariant across countries;
3) Is it possible to compare their means across countries?
Researchers often compare construct means and associations across societies without subjecting their measurement to invariance tests. In this paper we explained why these tests should be carried out, and we applied them to the constructs nationalism and patriotism to test their comparability in a cross-national perspective across the set of ISSP nations.
We started by conducting separate confirmatory factor analyses for the data from each country. With a few modifications, the items we proposed measured the two constructs in an acceptable way. Tests of whether only one factor stands behind our indicators yielded a poor fit, suggesting that our constructs nationalism and constructive patriotism should be modeled separately. Our choice of two constructs, nationalism and constructive patriotism, to measure national identity depends not only on theoretical considerations: From an empirical point of view, the two concepts display different relations with other substantive variables. Raijman, Davidov, Schmidt, and Hochman (2008) have demonstrated that people who score highly on nationalism are more inclined to feel threatened by immigrants. By contrast, patriotic individuals tend to have more positive attitudes toward immigrants and other out-groups (Blank and Schmidt 2003) . Furthermore, nationalism was found to be associated with authoritarianism (see, e.g., Blank 2003) . The two concepts also relate differently to relevant background variables. Raijman, Davidov, Schmidt and Hochman (2008) have shown that, in several countries, education and political orientation have a more pronounced effect on nationalism than on constructive patriotism. Less educated individuals with a rightist political orientation are more inclined to be nationalistic. However, there is no clear pattern in the effect of the two variables on constructive patriotism.
In the next step we tested for configural, metric, and scalar invariance across the set of ISSP countries. Guaranteeing full or partial metric invariance led us to the conclusion that the meaning of nationalism and patriotism is probably the same across the 34 countries. This is a critical condition for the use of the two constructs and their corresponding scales in different countries and for comparing their relations in one country to those in another. In spite of relationship between national attachment and feelings of threat due to immigration or discrimination of immigrants, evidence of metric invariance makes it legitimate to try to interpret these differences meaningfully. Nationalism and constructive patriotism may also mediate the effect of sociodemographic variables on attitudes or feelings of threat from immigrants, and differences or similarities in the mediation process may be meaningfully interpreted.
Furthermore, by using the ISSP data from the 1995 National Identity Module and subsequent ISSP modules, one could investigate changes and trends in national attachment in the same country if scalar invariance over time in this country is guaranteed. In such a way one can study changes in the level of these variables in response to external developments such as crimes, political and cultural events, or economic conditions, as well as inspect societal change. Studies of this kind may not be justifiable without first establishing invariance.
Finally, recent studies suggest that when full or partial measurement invariance is not guaranteed, it may still be the case that constructs are equivalent. Saris and Gallhofer (2007, chapter 16) indicate that the test of measurement invariance is too strict and may fail although functional equivalence still holds. In other words, the measurement invariance test could fail due to differences between measurement features of the questions in the different countries although there is cognitive equivalence. For instance, reactions to the method used could cause a nonrandom error which is not accounted for, whereas the link by definition and by intuition is invariant. However, testing for cognitively equivalent measures requires correction for the measurement differences in the model and accounting for this kind of error.
Unfortunately, we normally have only one item per indicator, and repeated items to measure the same indicator are seldom used. As long as such measures are not available, establishing invariance should be routinely practiced to maintain meaningful cross-country comparisons. Unpublished manuscript.
explanation why we adopt this type of operationalization and evaluate it in this study is given in the next section. 3 We discuss reliability here in the sense of consistency (Bollen, 1989 Note. Responses to the items V21 and V22 are measured on a 5-point rating scale ranging from 1 (strongly disagree) to 5 (strongly agree). Responses to the items V26, V29 and V35
are measured on a 4-point rating scale ranging from 1 (not proud at all) to 4 (very proud). 
